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Tujuan dilakukannya penelitian ini adalah untuk mengetahui pengaruh 
profitabilitas, leverage, likuiditas, aktivitas, dan ukuran perusahaan terhadap return 
saham. Rasio profitabilitas diproksikan dengan return on assets. Rasio leverage 
diproksikan dengan debt to equity ratio. Rasio likuiditas diproksikan dengan 
current ratio. Rasio aktivitas diproksikan dengan inventory turnover. Ukuran 
perusahaan diproksikan dengan total aset. Return saham penting untuk diketahui 
oleh perusahaan dan investor karena mengindikasikan kinerja keuangan 
perusahaan.  
Objek penelitian ini adalah perusahaan yang terdaftar di Indeks Kompas 100 
periode 2016-2018. Sampel dipilih dengan menggunakan metode purposive 
sampling, sehingga sampel yang diperoleh sebanyak 12 perusahaan. Data sekunder 
yang digunakan dianalisa dengan menggunakan metode regresi linear berganda. 
Hasil penelitian ini adalah profitabilitas berpengaruh positif namun tidak 
signifikan terhadap return saham, leverage berpengaruh negatif namun tidak 
signifikan terhadap return saham, likuiditas berpengaruh positif namun tidak 
signifikan terhadap return saham, aktivitas tidak berpengaruh positif terhadap 
return saham, dan ukuran perusahaan tidak berpengaruh positif terhadap return 
saham. Profitabilitas, leverage, likuiditas, aktivitas, dan ukuran perusahaan secara 
simultan berpengaruh terhadap return saham. 
 



























The objective of this research was to analyze the effect of profitability, leverage, 
liquidity, activity, and firm size towards share return. The profitability ratio is 
proxied by return on asset; the leverage ratio is proxied by debt to equity ratio; the 
liquidity ratio is proxied by current ratio; the activity ratio is proxied by inventory 
turnover and the firm size is proxied by total assets. Share return is important to 
known by company and investor because it indicates the financial performance of 
company. 
The object in this research are companies listed in Index Kompas 100 period 
2016-2018. The sample was selected by using purposive sampling method, so that 
a sample of 12 companies was obtained. Secondary data used was analyze by using 
multiple regresson method. 
The result of this research was profitability has a positive but insignificant 
effect towards share return, leverage has a negative but insignificant effect towards 
share return, liquidity has a positive but insignificant towards share return, activity 
has no positive effect towards share return, and firm size has no positive effect 
towards share return. Profitability, leverage, liquidity, activity, and firm size 
simultaneously have a significant effect towards share return. 
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